
SCHEDULE I
CITY OF SAN DIEGO

SUMMARY BY INVESTMENT CATEGORY
POOLED INVESTMENTS

January 31, 2009

CATEGORY
COST OF

INVEST HELD
%OF

TOTAL
MARKET VALUE
INVESTMENTS

INTEREST EARNING INACTIVE
CASH DEPOSITS:

LOCAL AGENCY INVESTMENT FUND
TOTAL INACTIVE DEPOSITS:

SECURITIES:
NEGOTIABLE CERT OF DEPOSIT
NON-NEGOTIABLE CERT OF DEPOSIT
U.S. TREASURY SECURITIES
U.S. AGENCIES
REPURCHASE AGREEMENTS
COMMERCIAL PAPER
CORPORATE NOTES
TOTAL SECURITIES:

TOTAL DEPOSITS & SECURITIES:

REVERSE REPUR. AGREEMENTS

NET INVESTMENTS:

$24,551,184.44 1.2% $24.551.184.44
$24,551,184.44 1.2% $24,551,184.44 WEIGHTED AVG DAYS TO MATURITY: 426

AVERAGE YIELD THIS PERIOD: 5,48%

$0.00 0.0% $0.00
5,000,000.00 0.2% 5,000,000.00 AVERAGE YIELD LAST PERIOD: 4.97%

943,594,266.78 44.8% 954,718,863.49
803,090.537.28 38.1% 813,304,097.19 END OF PERIOD YIELD: 1.89%

96,800,000.00 4.6% 96,800,000.00
139,752,541.66 6.6% 139,187,236.12

93.977.052.09 4.5% 94,493,029.84
$2.082,214,397.81 98.8% $2,103,503,226.64

$2,106,765,582.25 100.0% $2,128,054,411.08
0.00 0.00

$2,106.765,582.25 $2,128,054,411.08

THESE INVESTMENTS ARE IN CONFORMANCE WITH THE CITY'S INVESTMENT POLICY, AND ARE SUFFICIENTLY LIQUID TO MEET THE CITY'S EXPENDITURE REQUIREMENTS FOR THE NEXT SIX MONTHS

~(}lL~A~c.L-- ~:z..,i) O~
Dale



CITY OF SAN DIEGO
INVESTMENT STATUS SUMMARY

BY FUND TYPE
January 31,2009

SCHEDULE II

COST OF %OF MARKET VALUE
CATEGORY INVEST HELD TOTAL SECURITIES HELD

POOLED INVESTMENTS: $2,106,765,582.25 91.6% $2,128,054,411.08

BOND/NOTE FUNDS INVESTED BY TREASURER: $194,089,342.90 8.4% $195,122,765.11

BALBOA 1996 SERIES A 0.00 0.0% 0.00

FIRE & LIFE SAFETY 2002B 230,457.47 0.0% 231,000.00

PFFA WATER 2008A NOTE- CONSTRUCTION 81,821,579.85 3.6% 82,112,270.49

PFFA WATER 2008A NOTE~ COST OF ISSUANCE 0.00 0.0% 0.00

SEWER NOTE COST OF ISSUANCE 2007 0.00 0.0% 0.00

SEWER NOTE CONSTRUCTION FUND 2007 9,873,863.23 0.4% 9.874.879.69

TAX REVENUE ANTICIPATION NOTE 0.00 0.0% 0.00

WATER 2007 NOTE 0.00 0.0% 0.00

OTHER CITY AGENCY BOND PROCEEDS 102,163,442.35 4.4% 102,904,614.93

TOTAL INVESTED FUNDS: $2,300,854,925.15 100.0% $2,323,177,176.19



City of San Diego -- Pooled Investment Fund as of January 31, 2009
Security Type ISluer InYIINo. Sue. oeBcripUon Coupon Maturity CUSIP Par Book Market Value Price Souroe

US TreasUlY Bib US TreasUlY 72254 T8-98.601-087-07 1.798 712/2009 912795087 $25,000,000.00 $24,650,388.89 S24,968,955.59 SUNGD
US Treasury Bib US Treasury 72384 T8-99.469-095-43 0.761 71JOJ2009 912795095 $30,000,000,00 S29,840,824.17 529,953,385.42 SUNGD
US Treasury Bill US TreBsury 72155 TB-97.879-S28-43 2103 812712009 912795526 S25,5OO,OOO.00 $24,959,266.13 525,452,417.37 SUNGD
US Treasury Note US Treasury 71270 TN-l00.132-HDS-83 4 !113012OO9 912828HD5 S20,ooo,ooo.00 520,026,562.50 $20,462,500.00 SUNGD
US Treasury Bill US Treasury 72338 TB-98.773-544-07 1,251 1012212009 912795S44 530,000,000.00 529,631,997.60 $29,906,605.11 SUNGD
US Treasury Note US TreBsury 72434 TN-l03 635-FXJ.-79 4.625 11/1512009 912628FX3 $25,000,000.00 526,036,635,90 525,804,687.50 SUNGD
US Treasury Note US TreBsury 71781 TN·99.995-HU7-42 1.75 313112010 912828HU7 $30,000,000.00 529,996,53240 $30,393,750.00 SUNGD
US Treasury Note US Treasury 72399 TN·l0l,44S.HU7-79 1.75 313112010 912628HU7 $50,000,000.00 $50,871,694.71 $50,656.250.00 SUNGD
US Treasury NO\B US Treasury 71699 TN·99.84J.-HX1-07 2.125 41JOJ2010 912628HXl S25,ooo,ooo.00 $24,960,937.75 $25,484,375.00 SUNGD
US Treasury Nole US Treasury 71907 TN·99,500-HX1-07 2.125 413012010 912828HX1 $50,000,000.00 549,750,000.00 $50,968,750.00 SUNGD
US Treasury Note US Treasury 72382 TN·l02,I09-HX1·79 2.125 413012010 912826HXl 510,000,000.00 510,223,264.85 510,193,750.00 SUNGD
US Treasury Note US Treasury 71980 TN-l00.015-JAB-79 2.625 513112010 91282BJAS 530,000,000.00 530,004,667.50 $30,796,875.00 SUNGD
US Treasury Nole US Treasury 72437 TN-102,902-JA9-43 2.625 513112010 91262BJAS $30,000,000.00 $30,694,501.21 $30,796,675.00 SUNGD
US Treasury Nola US Treasury 72055 TN-1oo.445-JC5-79 2.875 6130/2010 91262BJC5 $30,000,000.00 $30,133,593.75 $30,946,875.00 SUNGD
US Treasury Nole US Treasury 72078 TN-1oo,625-JC5-07 2.875 6130/2010 91282BJC5 $20,000,000.00 520,125,000,00 $20,631,250.00 SUNGD
US Treasury Nola US TreBSUI}' 72400 TN-103.117-JC5-36 2.875 613012010 91282BJC5 540,000,000.00 541,246,875.00 541,262,500.00 SUNGD
US Treasury Nola US Treasury 72166 TN-99,977-JJ0-07 2.375 813112010 91282BJJO 525,000,000.00 $24,997,719,89 525,664,062,50 SUNGD
US Treasury Note US TreBsury 72436 TN-l02.698-JJD-79 2.375 813112010 91282BJJO $30,000,000.00 531,070,290,92 $30,796,875.00 SUNGO
US TreBsury Nole US Treasury 72269 TN-loo.511-JL5-05 2 9f.lO/2010 91282BJL5 510,000,000.00 $10,051,721.33 $10,209,375.00 SUNGD
US Treasury Nole US Treasury 72308 TN-l00,476-JL5-05 2 913012010 91282BJL5 525,000,000.00 $25,141,118,65 S25,523,437,50 SUNGD
US Treasury Nole US TreBsury 72339 TN-99.921-JP6-79 15 1013112010 91282BJP6 555,000,000.00 554,963,668,27 555,635,937.50 SUNGD
US Treasury Nole US Treasury 72498 TN-loo,387-JSo-36 1.25 1113012010 91282BJSO $15,000,000.00 $15,055,593.23 $15,107,812.50 SUNGD
US Treasury Nole US Treasury 72496 TN-loo.242-JV3-05 0.875 1213112010 912828JV3 5110,000,000.00 5110,271,723,93 $109,931,250.00 SUNGD
US Treasury Nolo US Treasury 70600 TN·99.09D-ES5-05 4.25 1/1512011 912828ES5 55,000,000,00 54,954,492,18 55.339,062.50 SUNGD
US Treasury Nole US TreaSUl}' 71162 TN-100.351-E55-05 4,25 1/1512011 912828ES5 $50,000,000.00 $50,175,781.25 $53,390,625.00 SUNGO
US Treasury Nole US Treasury 72115 TN-105.B43-FNS-79 4.875 713112011 912828FN5 $30,000,000.00 131,753,125,00 532,765,625.00 SUNGO
US Treasury NOle US Treasury 72174 TN-l05,351-FU9-36 4.5 9f.lO/2011 912828FU9 520,000,000.00 S21,070,312.50 $21,687,500.00 SUNGO
US Treasury Nolo US Treasury 72402 TN-l01.164-JUS-36 1.75 1111512011 912828JU5 515,000,000,00 515,186,211.58 $15,187,500.00 SUNGO
US Treasury Nolo US Treasury 72421 TN-l01.B51.JU5-07 1.75 1111512011 912828JU5 $10,000,000.00 510,194,341,33 510,125,000.00 SUNGD
US Treasury Nole US Treasury 72497 TN·loo.484-KA7-05 1 125 1211512011 912826KA7 $65,000,000,00 565,351,004 .46 564,675,000.00 SUNGD

Treasury Total 44.79" $931;,500,000,00 $943,5904,266.78 $954,718,863.49

US Agency Federal Home Loan Bank 72532 FHLB-DN·99.992-BN5-79 0.12 2/612009 J13385BN5 $25,000,000.00 $24,998,063,33 $25,000,000,00 SUNGD
US Agency Federal Home loan Bank 72554 FHL8-DN-99.984-CC8-26 019 212012009 313365CC8 525,000,000.00 524,996,041.87 525,000,000,00 SUNGO
US Agency Federal National Mor1IIage AssodaUon 72161 FNMA-DN·98.575-CK7-07 2.816 212712009 313589CK7 137,329,000.00 $36,797,190,33 137,329,000.00 SUNGO
US Agency Fedoral National Mortgage AssodaUon 72162 FNMA-DN-98,426-DG5-07 2.79 3/2012009 313589OG5 13,000,000.00 $2,952,802,50 $2,999,062.50 SUNGO
US Agency Federal Home Loan Bank 71901 FHL8-DN·98.025-DP5-07 2,147 3/2712009 313589DP5 S25,ooo,ooo.00 $24,506,488.19 S24,992,187.50 SUNGD
US Agency Federal Home Loan Bank 72238 FHL8-ON-98,669-DW3-07 2.37 4/312009 313385DW3 S25,OOO,OOO.00 S24,672,479.17 524,992,187,50 SUNGD
US Agency Federal Home Loan Bank 72161 FHL8-DN·98.329-DZ6-36 2.81 41612009 313385DZ6 S27,489,ooo.00 S27,029,826.80 527,480,409.69 SUNGD
US Agency Federal Home Loan Marlgage COrpDf8Uon 72290 FMC·DN-98.944·EL1-36 2 4/1712009 313397EL1 $25,000,000.00 524,738,111.11 524,984,375.00 SUNGD
US Agency Faderal National Mortgage AsSOClalion 72279 FNM-DN·96.557·ELJ.-07 2.65 4/1712009 313589EL3 $25,000,000.00 $24,639,305.56 $24,984,375.00 SUNGD
US Agency Federal National Marlgage Assoc:iaUon 72280 FNM·ON·98.454·FA6-26 2.65 5/112009 313589FAli $25,000,000.00 S24,613,541.67 524,976,562,50 SUNGD
US Agency Federsl Home Loan MortQage CorporaUon 72333 FRE-ON-96.648-GB1-05 2.35 5/2612009 313397GBl $25,000,000.00 524,662,187.50 524,976,562.50 SUNGD
US Agency Fedoral Home Loan Mortgage Corporauon 72348 FRE-DN·98,945-GB 1·36 1.68 512612009 Jl3397GBI $25,000,000.00 524,730,277.76 S24,976,562.50 SUNGD
US Agoncy Fedoral NaUonal MortoBgo Association 72549 FNM-DN·99.836-GU1-D7 0.42 6/1212009 313589GU1 $25,000,000.00 524,959,166.67 524,960,937.50 SUNGO
US Agency FedBnI' Homo Loan Bank 72249 FHL8-99.999-RH5-48 J 6130/2009 3133XRRH5 $25,000,000.00 $25,156,000,00 $25,257,812.50 SUNGD
US Agency Federal National Marlgago Association 72362 FNM,DN-98.63D-KK6-39 1.8 8/1412009 313569KK8 $40,000,000.00 139,452,000,00 139,875,000.00 SUNGD
US Agency Federal HomB Loan MOr1gege Corporolion 72237 FRE-ON·97.426-LS6-48 2.55 9/1412009 313397LSB $25,000,000,00 524,357,187,50 $24.906,250.00 SUNGO
US Agency Fedonll Home Loan Mor1gago Corporalion 52763 FHLMC·1OQ-PB1-79 4.625 9/2812009 3128X4PB1 55,000,000.00 55,000,000.00 55,123,437.50 SUNGO
US Agency Fedoral Farm Credil Bank 71323 FFCB·l01.218-B04-42 5 10123/2009 31331XB04 $20,000,000 00 520,243,600.00 S20,600,ooo.00 SUNGD
US Agency Federal Homo Loan Mortgage CorporaUon 72461 FHLMC·OT0609-1oo.00-BJ0-83 1.15 1212312009 3128X6BJO 520,000,000.00 $20,000,000,00 $20,025,000.00 SUNGD
US Agency Federal Home Loan Mortgage COrpolllUon 72547 FHLMC-CC0409-1oo.00-FY3-05 1 211712010 3128XBFY:l 520,000,000.00 520,000,000,00 519,987,500.00 SUNGD
US Agency Federal Home Loan Mortgage CorporaUon 72243 FHlMC-1oo.62-BGJ.--05 2.875 4I30I2010 3137EABG3 $25,000,000.00 525,155,000.00 525,492,187.50 SUNGD
US Agency FederBl Homa Loan Mortglltle CorporaUon 72251 FHlMC·99,956-BG3-39 2.875 413012010 3137EABG3 525,000,000.00 524,989,000.00 525,492,187.50 SUNGD
US Agency Fedorel Home loan Benk 71836 FHLB·99.906-U26-83 2.75 6I181201D 3133XOU26 525,000,000.00 524,976,500.00 525,492,187.50 SUNGD
US Agoncy Federal NaUOIl8I Mortgage AasociaUon 71989 FNMA-99.929-SC7-42 3 7/1212010 31396ASC7 525,000,000.00 $24,982,250.00 S25,625,ooo.00 SUNGD
US Agency Federal Home Loan Bank 72018 FHLB-99.88S-N22·07 3.5 7/1612010 3133XRN22 525,000,000.00 $24,971,250.00 525,593,750.00 SUNGD



Security Type
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency

City of San Diego -- Pooled Investment Fund as of January 31 J 2009
Issuer Invel No. Sec. Description Coupon Mawrlly CUSIP Par

Fedllflll National Mortll"ge Association 72386 FNMA-l02 089-YN7-07 425 811512010 31359MYN7 525,000,000.00
Federal Home Loan Bank 52777 FHLB-loo.374-UR2-87 4.5 811012010 3133XCUR2 $20.000.000.00
Fedellli Home Loan Mortgage Corporabon 72520 FHLMC·99.873-BW8-07 1.5 lnl2011 3137EABWB 515,000,000.00
Federal Home Loan Benk 72540 FHLB-99.860-VR8-48 1.625 1/2112011 3133XSVR6 520,000.000,00
Federel Netional Mortgage Association 71952 FNMA·OT0409-100.00.PMlI-l0 3 4/11201131398APM8 519.000,000.00
Federal Farm Credil Bank 71844 FFCB-99.885-Go46-<4lI 2.625 4121/2011 31331YG-46 $20,000,000.00
Federal Home Loan Bonk 71953 FHLB·99.99l1-CW8-05 3.375 8124/2011 3133XRCWB $20,000,000.00
Federal Home Loan Mortgage Corporation 72135 FHLMC·OT0709-1 OO.OO-R4B.l 0 4 7/2812011 3128X7R48 $25,000,000.00
Federal Na1iOOllI Mort9age Association 72527 FNMA-99.983-UU4-83 2 11!112012 313!lllAUU4 $20,000,000.00
Federal Farm Cred~ Bank 72541 FFCB-l00,OO-KY4-48 2 1117/2012 31331GKY4 $10,000,000.00
Federal Home Loan Mortgage Corporation 72552 FHLMC·OT011D-99.!lO-FM9-10 2 1/27/20123128X8FM9 $15,000,000.00
U.S. Agency Tollll 3a.12" $808,818,000,00

Book
$25,814,437.50
$20.074,800.00
$14.980,950.00
519,978,000.00
$18.744.260.00
$19,937,000,00
$19,999,200.00
$25.000,000.00
$19.996,600.00
510,000.000.00
514.985.000.00

$803,090,537.28

Market Value Price Source
526.117,187.50 SUNGO
$20,962,500.00 SVNGD
515.000.000.00 SUNGD
$19.950.000.00 SUNGD
519,053,~37.50 SUNGD
$20,387,500.00 SUNGD
520.643.750.00 SUNGO
525,289,062.50 SUNGD
519,968,750.00 SUNGD

$9,968,750.00 SVNGD
$14.840,625.00 SUNGD

5813,304,097.19

Local Agency Inveslmenl Fund
Repurchase Agreemenl
Commercial Paper
Commercial Paper
Commercial Paper (FDIC Insured)
Non-Nagollable CDs
Commercial Paper (FDIC Insured)
Commercial Paper (FDIC Insured)
Commercial Paper (FDIC Insured)

Medium Term Nole
Medium Term Nole
Medium Term Note
Medium Term NOle
Medium Term Nole
Medium Term Nole (FDIC Insured)
Medium Term Note (FDIC Insured)
Medium Term Nole (FDIC Insured)
Medium Term Note (FDIC Insured)
Medium Term Nole (FDIC Insured)
Medium Term Note (FDIC Insured)
Medium Term Note (FDIC Insured)
Medium Term Note (FDIC Insured)
Medium Term Nole (FDIC Insured)
Medium Term Nole (FDIC Insured)
Medium Term Nole (FDIC Insured)

California State Pool
Ovemlght Repe
Toyota Molor Credit Corp.
Philip Morris Inlemationallnc.
General Electric CaPItal Corp.
NlIighbortlood NeUonal Bank CDAAS
CitJgnoup Funding Inc.
Generel Eleclnc Capllal Corp.
Clt,group Fund,ng Inc.
Repo, 8A", CD's, CP, LAIF, Funds Toral

JP Morgan Chase & Co.
WeDs Fargo Bank
Amenc:an Honda Finance
Wa~Mart

Wa~Mart

MDtlJan Stanley
JP Morgan Chase & Co.
Bank of America NA
Geneml Eledric CapllaJ Corp.
PNC Funding Corp.
Morgan Stanley
JP Morgan Chase & Co.
CitJgnoup Inc
General Electric Capital Corp.
WeUs Fargo & Company
American Express Bank FSB
COrponlle "'TN's and Other Noles Total

~9819 LOCAl.. AGENCY INVESTMENT FUND
72561 REPURCHASE AGREEMENT ACT- 360
72533 Cp·TOYCC-99.989·P26-24
72548 CP-PHMORR-99.965-PLD-26
72393 CP·GECCA-99.587·P09-23
71850 NNCO-CDAAS-loo.00-04
72553 CP·CFIGTO-99.909-RW1-43
72431 CP-GECCA-99.543-UH3-23
72429 CP·CFIGT[)'99.~3g.W47-43

72120 MTN-JPM-1oo.226-BH2·83
38765 MTN-WFC·95.391-F09-41
71920 MTN·HNDA-l01.52l1-UWI-38
70279 MTN·WMT-105.03J.BE2-40
7053<1 MTN-WMT-l04.134-BE2·83
72411 MTN·MS-99.94D-AA8-38
72~28 MTN·JPM-99.975-AD6-83
72-462 MTN-BAC-l00.0D-AA9-05
72521 MTN·GE·99.932·AG2-05
72~55 MTN·PNC-99.82D-AA1-43
72454 MTN.-MS-99.911-AF7-38
72412 MTN·JPM·99.938-AA2-83
72426 MTN·C-99.752.·AA7-43
72427 MTN-GE-99.713-A09-ll7
72435 MTN-WFC-99.I183-AM·38
72438 MTN·AXP-99.921·ACD-43

2.54
0.23

0.2
0.45
1.65
3.78
0.35
0.75
0.75

3.5
3.125

4,5
6.875
6.875

29
2.625

1.7
1.625
1.875

2.
3.125
2.875

3
3

3.15

211/2009
21212009
21212009 89233GP26

212012009 71 B38LPLO
2124/2009 36161CP09
312012009
~13012009 173HGRWI
7/17/2009 36161CUH3

9/412009 17314GW47
12.63"

3/1512009 46625HBH2.
4/1/2009 9497411FQ9

5/2612009 02666QUWl
811DnOO9 931142BE2
811DnOO9 931142BE2
1211/2010 61757UAAB
1211/2010 481247AD6

1212312010 06052AAA9
117/2011 36987HAG2

812212011 69351CAAI
912212011 61757UAF7
1211/2011 ~812.47AA2

121!112011 17313UAA7
12/9/2011 36967HAD9
1219/2011 949744AM
12/9/2011 02580HACO

4.48"

524.551.184.44
$96,800,000.00
545,000,000.00
$25,000,000.00
$10,000,000.00

55,000.000.00
$25,000,000.00
$25.000,000.00
510,000,000.00

$288,351,184."

54,897,000.00
56.375.000.00

$15.000,000.00
510,000,000.00

52,000.000.00
55.000,000.00
55,000,000.00
55,000,000.00
55,000,000.00
55,000,000.00
55.000.000.00
55,000,000.00
55.000,000.00
55,000,000.00
55,000,000.00
55,000,000.00

$93,272,000.00

$24,551,184.44
$96,800.000.00
S44 .995,250.00
$24.991.250.00

59.958,750,00
55,000,000,00

$24,977,395.83
$24,885,937 50
$9,943,958.33

$288,103,728.10

54,908,067.22
56,314,854.87

$15.228.900.00
$10,503,300.00

$2,082,680.00
54,997,000.00
54,!l!lll,75O.oo
55,000,000.00
54.996.600.00
54,991,000.00
54.995,550.00
54.996.900.00
54.987,600,00
54,985,650.00
54.994,150.00
54,996,050.00

S93,9n,052,09

$24.551,184.44 BOOK
$96,800,000.00 BOOK
544,995,962.50 SUNGD
$24,957,381.94 SUNGD

59.979,363.89 SUNGD
55,000,000.00 USERP

524,805.055.56 SUNGD
$24.633,416.67 SUNGD

59.816.055.56 SUNGD
5265,538,420.56

54.914,598.59 SUNGD
56.3<13,125.00 SUNGO

$15,103,125.00 SUNGO
$10.267,500.00 USERP

$2,053,500.00 USERP
55.120.312.50 SUNGD
55,098,350.00 USERP
55.011.718.75 SUNGD
55,006,700.00 USERP
54.978.350.00 USERP
54,986,718.75 SUNGD
55,143,450.00 USERP
55,099.000.00 USERP
55,105,050.00 USERP
55,135.750.00 USERP
55,125,781.25 SUNGD

194,493,029.84

Grand Total 100.00% $2,101,941,184." $2,106,765,582.25 12,128,054,411.08




